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Overview

Laboratories

Aims:

Get familiar with simulation and optimization approaches

Apply statistical technique and heuristic algorithm

Use simulation-based optimization

How:

Guided exercises associated with lectures (MATLAB)

Group work to solve a real world problem (Project)
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Overview

Laboratory organization

Laboratories:
6 weeks for simulation
6 weeks for optimization

Mid-term feedback
or simulation project
April 9th

Presentation exam
30 minutes presentation +
Q&A
May 28th
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Overview

Laboratory materials

Find on the webpage.

Materials will be uploaded before the class.

Will be uploaded here!
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http://transp-or.epfl.ch/courses/OptSim2019/labs.php


Overview

Evaluation

1 Presentation of the project
Both simulation and optimization parts must be presented.
The evaluation criteria, group and project description will be
announced in the third lab on March 5th.
Everyone must be present on May 28th.

2 Short report or quiz for individual-based evaluation

The details will be announced.

3 Class & group involvement
4 Quality of the code, it should:

Work properly
Be clean and clearly commented
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Overview

Simulation laboratories

Exercises:
1 Random number generation
2 Poisson process
3 Discrete event simulation
4 Statistical analysis and bootstrapping
5 Variance reduction techniques
6 Markov Chain Monte Carlo method

Simulation project:

Announced on March 5 (the end of the third laboratory).
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Overview

Text book for simulation

Ross (2012). Simulation. Fifth
Edition. Academic Press.
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